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Specification Options

Equation spedfication

Dependent variable followed by list of regressors induding ARMA
and POL terms, OR an explicit equation like ¥=c(1)+c{2)"X.

log{m 1) loggdp) rs diog(pr) ¢

Estimation settings

Method: | § - | east Squares (NLS and ARMA) o

Sample: | 195201 1992q4
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Dependent Variable: LOG({M1)

Method: Least Squares

Date: 10/19/97 Time: 22:43

Sample(adjusted): 1952:2 1992:4

Included observations: 163 after adjusting endpoints

Variable Coetfficient  Std. Error t-Statistic Prob.

c 1.312383 0.032199 40.75850 0.0000

LOG(GDP) 0.772035 0.006537 118.1092 0.0000

RS -0.020686 0.002516  -8.221196 0.0000

DLOG(PR) -2.572204 0.942556  -2.728967 0.0071

R-squared 0.993274 Mean dependent var 5.692279

Adjusted R-squared 0.993147 S.D. dependent var 0.670253

S.E. of regression 0.055485 Akaike info criterion -2.921176

Sum squared resid 0.489484 Schwarz criterion -2.845256

Log likelihood 242.0759 Hannan-Quinn criter. 0.140967
F-statistic 0.000000
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